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What could go The types and potential severities of risks in the UK are

evolving, along with the concerns of business development
and risk managers
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Data source: Moody’s UK Outlook Risk Matrix, May 2024.
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How can we identify companies that are most at-risk?
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Data source: Moody’s EDF-X Early Warning System, as of 21 May 2024.

MOODY'’S 2024 Credit Risk Forum | London



Business decisions
depend on evaluating
the potential effects of §

i TIES
uncertain futures

— How would my exposures evolve under
recession?

— Which ones would outperform if economic
growth exceeds expectations?

— How do Network for Greening the Financial
System (NGFS) hot house world scenarios
affect my portfolio's risk profile?

— Which exposures should | worry about most
under cyberattack scenarios on financial
system?
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How would my exposures evolve under different futures?
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Identifying risks and opportunities for business and risk
management

How to uncover pockets of risk and
resilience to drive growth?

Scenario-Conditional Analytics and Signals
Current (Dec 2024)

Pocket (May 2024)

Upside Baseline Adverse
— Adaptable categorization considers

various scenarios, rather than only
current conditions.

Ultra-Resilient
Very Resilient
— GenAl agents uncover business Resilient
context, track each firm’s business

drivers and alert you to meaningful
signals.

Sensitive

Elevated Risk

Resurgent

Distressed
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Identifying risks and opportunities for business and risk
management

How to uncover pockets of risk and Scenario-Conditional Analytics and Signals

resilience to drive growth? C t ) )
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Identifying risks and opportunities for business and risk
management

How to uncover pockets of risk and . . : )
il to drive g th? c Scenario-Conditional Analytics and Signals
resilience 1o drive growtih: urrent (Dec 2024) . .
Pocket (May 2024) UK Listed Firms
Upside Baseline Adverse

— Adaptable categorization considers

various scenarios, rather than only Ultra-Resilient
current conditions.
Very Resilient
— GenAl agents uncover business

context, track each firm’s business
drivers and alert you to meaningful
signals.

Elevated Risk
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